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RENDA FIXA

INTERBANK OFFERED RATES EURIBOR vs. USD LIBOR

EURIBOR FIXING 1D (bps) 1M (bps) USD LIBOR LAST PRICE 1D (bps) 1M (bps) GBPLIBOR CHF LIBOR 250
M -0,3630 0 1 M 2,5206 1 14 0,7301 -0,7826 150
3M -0,3100 0 1 3M 2,8039 1 7 0,9054 -0,7116
6M -0,2360 0 1 6M 2,8558 0 -4 1,0307 -0,6374 050
12M -0,1190 0 2 12M 2,9649 -4 -17 1,1718 -0,4992 os0 ] MR & 1w
INTEREST RATE SWAPS —a—EURIBOR = USDLIBOR
EUR FIXING 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1Y -0,2226 0 1 -0,1002 0,4270 1,0000 Zona Euro 0,00 CURVA FORWARD
2y -0,1740 1 2 0,0236 0,5740 1,1190 EUA 2,50 025
3y -0,0810 2 6 0,1570 0,7150 1,2350 Reino Unido 0,75 w
4y 0,0370 1 9 0,2970 0,8440 1,3360 Japao 0,10 000
5Y 0,1660 1 -10 0,4360 0,9670 1,4250 Canadé 1,75 B M 2
v 0,4270 1 -11 0,6940 1,1740 1,5664 Suica 0,75 025
10Y 0,7670 1 -10 1,0040 1,3895 1,6820 China 5,75
15Y 1,1310 2 9 1,2972 1,5539 1,7420 Brasil 6,50 050
20Y 1,2910 2 9 1,4177 1,5954 1,7110 Austrélia 1,50
30Y 1,3510 2 9 1,4390 1,5530 1,6325 india 4,00 ~——EURIBOR3M  ——— EURIBOR &M  —— EURIBOR 12M
usD FIXING 1D (bps) 1M (bps) 1y 3y 5Y INTEREST RATE SWAPS
1y 2,7580 6 17 2,5776 2,5207 3,1728 e e ey A
2y 2,6470 7 35 2,5314 2,5425 2,8377 225
3y 2,5720 3 -42 2,5248 2,6030 2,7305 175
4y 2,7390 0 27 2,4313 2,6230 2,8134 125
5Y 2,5540 10 41 2,5490 2,6630 2,8421 05
v 2,6020 10 37 2,6140 2,7552 2,8888 028
10Y 2,6940 10 32 2,7055 2,8030 2,9162 o ] = p > - p— o> p— -
15Y 2,7900 9 29 2,7810 2,8400 2,9169 :
20Y 2,8210 -1 28 2,8000 2,8400 2,8740 —s—ElR  —s—uUsD
30Y 2,8250 9 26 2,8150 2,8180 2,8370
COMMODITIES ~ LAST  Var.1D Var. 1M BONDS YIELD 1D (bps) 1M (bps) [HEPH SWAP 10y-2y 1os
BRENT 58,25 1,19 -3,60 oT 2y 0,226 0,03 0,30 0ss 102
JETFUEL 588,09 11,44  -37,87 oT 5y 0,545 0,00 -3,20 ' st
DIESEL 54659 11,19  -38,12 oT 10Y 1,822 0,01 100 = °® 096
COBRE 5.936,00 182,00 -291,00 BUND 10Y 0,290 0,36 2,70 0% 094
ZINCO 2.466,00 61,00 -143,00 SCHATZ2Y 0,041 1,15 2,00 005 9%
OURO 1.288,20 3,73 41,52  T-NOTE 10Y 3,380 2,30 -17,70 o2 dn2 14112 212 28/12 04/o1 [ 0.88
TRIGO 516,00  -1,00 15,25  T-NOTE 2Y 2,852 4,28 -23,00
LICENGA C02 22,25 -1,48 1,61 GILT 10Y 1,476 2,11 3,30 CUSD B EURGHS)
CAMBIAL
CAMBIAL FIXING  Var. 1D  Var. 1M FW 3M FW 6M FW 12M EURUSD
EUR/USD 1,1445  0,37%  0,65% 1,1534 1,1625 1,1809 11
EUR/GBP 0,8972  0,30%  -0,71% 0,9001 0,9033 0,9099
EUR/IPY 1239  -057%  3,60% 123,90 123,90 123,90
EUR/CHF 1,1241  0,00%  0,34% 1,1230 1,1218 1,1193
EUR/BRL 42571 -0,47%  4,88% 4,3196 4,3865 4,5284
EUR/PLN 42964 -0,12%  -0,12% 4,3199 4,3437 4,3910 114
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FIXINGS CONTRA USD e EUR
EUR UsD GBP JPY CHF SEK DKK CAD AUD BRL NOK
EUR - 1,1445  0,8972 123,90 1,1241 10,2059 7,4676 1,5247 1,6056 4,2571  9,7903
uUsD 0,8725 - 0,7833 108,435 0,9816 8,9075 6,5153 1,3314 1,4015 3,7194 8,5327
ACCIONISTA
TITULO COTACAC %  YTD % INDICE LAST ar. 1D YTD% MAX Anual MIN Anual
ALTRI 6,260 0,64 7,93 Titulo Variagdo % PSI 20 492387  0,90% 4,07% 580145  4.551,84
BCP 0,247 2,66 7,63 MOTA ENGIL 5,63 CAC40 471917 -0,38% -0,24%  5.657,44  4.55599
CORT. AMORIM 9,220 3,02 2,44 CORT. AMORI! 3,02 ESTX50 PR 3.033,64 -027% 107%  3.687,22  2.908,70
cTT 3,122 2,43 597 IBERSOL 2,75 XTRADAX  10.747,81 -0,18% 1,79%  13.596,89  10.279,20
EDP 3,078 0,68 0,95 BCP 2,66 S&P 500 2556,61  0,88% 1,89%  2.940,91 = 2.346,58
EDP R 7,820 0,51 0,58 cTT 2,43 IBEX 35 8.776,30  044% 277%  10.643,40  8.286,20
GALP 14,490 0,69 5,04 NIKKEI 225  20.038,97  2,44% 0,12%  24.448,07 18.94858
IBERSOL 8,220 2,75 4,05
J MARTINS 10,750 1,56 3,97 NOS -0,09 -
MOTAENGIL 1764 563 9.57 EDPR 051 EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 3,774 0,64 483 EDP -0,68 100%
NOS 5,455 -0,09 3,02 100%
NOVABASE 2,110 1,93 4,46 PSI20 98%
PHAROL 0,180 0,67 10,17 . 96%
REN 2,542 1,19 4,44 4875 94%
SEMAPA 13,660 1,94 427 4825 92%
SONAE CAP. 0,878 0.23 342 piid S0%
SONAE SGPS 0,833 0.67 2,78 4675 88%
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